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HAz4w it Course Description

This course focuses on advanced econometrics at graduate level.
provide students a foundation in econometrics to undertake empirical work on macroeconomics and
financial economics. Students will learn generalized linear regression model and the theory of time
series analysis including ARIMA

models, unit roots test, VAR models, cointegration, and GARCH models.
In this course students will learn how to use RATS and R.

[f you are familiar with any computer packages such as Stata, Gauss, EViews, SAS, S+, TSP, or gretl,
you are encouraged to use it. But I cannot support other software.

The goal of the course is to
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AP R kB ER
iR Xed
Correlation between
Course Objectives
and Dept.” s
Education
Objectives

BB Ta A SRS AT GierhE ﬁﬁ’@*&ﬁﬁ%%ﬂ/ﬁwﬁimu4°A
Mathematical analysis skills: Mastering in intermediate application of mathematical
theories and game theory in analyzing economic issues.
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%47 o Empirical analysis skills: Mastering in intermediate application of statistics
and econometrics in data collection and examination

MBS A B4 R BHEAE M I Hh e i o Microeconomic perspective:
Thorough understanding of intermediate microeconomic theories and relevant
application

TEEARFEN A W e RS ARE 4P B cn12 % 2 & * Macroeconomic perspective:
Thorough understanding of intermediate macroeconomic theories and relevant
application

oL A R R SALE e & 1 2 32 ¥ i 4 Employment opportunities:
Capabilities of intermediate working on important policy and decision challenges in
business and government

FHAFRA CLRTH ARG RLTERERE ¥ 7L o Communication skills:
Having a clear mind and capability in writing an intermediate professional academic
report
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# I & B % Teaching Schedule & Content

¥ = Week R % Subject/Topics # :xRemarks
1 Introduction
2 RATS programming
3 RATS programming
4 Univariate Time Series
5 Univariate Time Series
6 Univariate Time Series
7 Unit Root Tests
8 Unit Root Tests
9 Unit Root Tests
10 Mid-term Exam
11 Vector Autoregressive Models
12 Vector Autoregressive Models
13 Cointegration
14 Cointegration
15 Cointegration
16 GARCH Models
17 GARCH Models
18 GARCH Models
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¥ P Lecture I:l % 23 Group Discussion |:| 87 ¥ Field Trip
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3¢ & i¥(Transdisciplinary Projects)

|:| 7 %% Transdisciplinary Teaching |:| ek %% Inter-collegiate Teaching

|:| ¥ 7 £ 32 Courses Co-taught with Industry Practitioners
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

Enders, W. (2010), Applied Econometric Time Series, 3rd Edition, John Wiley \& Sons.
(FEZ B2, Yeh-Yeh bookstore)
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Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)

H @ 4 SL 3P (Supplemental instructions)




